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As of: 30-Nov-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
251,276,150.26 46999W014 TRI-PARTY REPO JP MORGAN 

0.30% 23/DEC/2011         
 

100.00 251,276,150.26 251,276,150.26
(39,785.39)

251,236,364.87

0.00 18.06%

100,065,020.75 46999W022 TRI-PARTY REPO JP MORGAN 
REPO SWEEP 0.20%          
23/DEC/2011                                       
 

100.00 100,065,020.75 100,065,020.75
(10,562.42)

100,054,458.33

0.00 7.19%

200,000,000.00 5199U2818 TRI-PARTY REPO DEUTSCHE 
BANK 0.08% 07/DEC/2011     
0.080% 12/07/2011 

100.00 200,000,000.00 200,000,000.00
444.44

200,000,444.44

0.00 14.38%

16,214,175.56 85299Z350 TRI-PARTY REPO SOUTH STREET 
0.11% 01/DEC/2011      
0.110% 12/01/2011 

100.00 16,214,175.56 16,214,175.56
49.54

16,214,225.10

0.00 1.17%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

567,555,346.57 567,555,346.57
567,555,346.57

(49,853.83)
567,505,492.74

0.00 40.80%

 

Category Long Description: CASH EQUIVALENTS - STIF
5,027.45 928989383 JPMORGAN US GOVT MMKT - 

AGENCY SHR FUND 1603       
MONTHLY VARIABLE 12/31/2049 

100.00 5,027.45 5,027.45
6.55

5,034.00

0.00 0.00%

63,024,213.53 G34995236 FIDELITY INVESTMENTS - 
TREASURY PORTFOLIO SHARES   
MONTHLY VARIABLE 12/01/2011 

100.00 63,024,213.53 63,024,213.53
7,252.10

63,031,465.63

0.00 4.53%

TOTAL: CASH 
EQUIVALENTS - 
STIF

63,029,240.98 63,029,240.98
63,029,240.98

7,258.65
63,036,499.63

0.00 4.53%

 

Category Long Description: FIXED INCOME - ASSET BACK
2,707,197.77 05573WAA3 BMW VEHICLE OWNER TRUST 

2011-A A-1 0.306%          
MONTHLY 0.305% 09/25/2012 

100.07 2,707,197.77 2,709,008.89
137.88

2,709,146.77

1,811.12 0.19%

144,571.83 98158NAA1 WORLD OMNI AUTOMOBILE LEASE 
SECURITIZATION TRUST   
 

100.01 144,571.83 144,589.32
19.36

144,608.68

17.49 0.01%

TOTAL: FIXED 
INCOME - ASSET 
BACK

2,851,769.60 2,851,769.60
2,853,598.21

157.24
2,853,755.45

1,828.61 0.21%
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As of: 30-Nov-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - ASSET BACK
 

Category Long Description: FIXED INCOME - CORPORATE BONDS
5,000,000.00 149123BT7 CATERPILLAR INC FRN 

21/NOV/2012 USD1000            
QUARTERLY FLOATING 11/21/2012 

100.14 5,000,000.00 5,006,970.00
804.78

5,007,774.78

6,970.00 0.36%

2,000,000.00 24422EQJ1 JOHN DEERE CAPITAL CORP 
5.35% MTN 17/JAN/2012      
SEMI-ANN. 5.350% 01/17/2012 

100.64 2,012,721.73 2,012,721.73
39,834.24

2,052,555.97

0.00 0.15%

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL 
CORP FLTG RATE NTS        
QUARTERLY FLOATING 04/10/2012 

100.06 10,000,000.00 10,005,730.00
7,240.73

10,012,970.73

5,730.00 0.72%

20,000,000.00 36967HBA4 GENL ELEC CAP CORP FDIC TLGP 
GTD SR NT FLT 12      
QUARTERLY FLOATING 09/21/2012 

100.19 20,021,605.74 20,037,560.00
13,904.21

20,051,464.21

15,954.26 1.44%

9,150,000.00 428236AK9 HEWLETT PACKARD CO FLOAT 
01/MAR/2012               
QUARTERLY FLOATING 03/01/2012 

99.92 9,153,333.79 9,142,588.50
10,074.15

9,152,662.65

(10,745.29) 0.66%

9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG 
RATE NTS 05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

98.11 9,744,716.31 9,565,978.50
13,056.37

9,579,034.87

(178,737.81) 0.69%

20,000,000.00 61757UAN0 MORGAN STANLEY FRN 
13/MAR/2012 USD1000             
QUARTERLY FLOATING 03/13/2012 

100.15 20,025,784.16 20,030,600.00
23,609.62

20,054,209.62

4,815.84 1.44%

5,000,000.00 693476AZ6 PNC FUNDING CORP SR FLTG 
RATE NTS 31/JAN/2012      
QUARTERLY FLOATING 01/31/2012 

100.02 5,000,750.61 5,000,750.61
2,445.81

5,003,196.42

0.00 0.36%

14,455,000.00 846042AA7 SOVEREIGN BANK 2.75% SRN 
17/JAN/2012 USD1000       
SEMI-ANN. 2.750% 01/17/2012 

100.34 14,504,595.11 14,504,595.11
147,621.99

14,652,217.10

0.00 1.05%

5,000,000.00 88166BAA8 TEVA PHARMACEUTICAL FIN III LL 
SR NT FLT 11        
 

100.02 5,000,981.09 5,000,981.09
7,606.38

5,008,587.47

0.00 0.36%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

100,355,000.00 100,464,488.54
100,308,475.54

266,198.28
100,574,673.82

(156,013.00) 7.23%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
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Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 31331KTV2 FEDERAL FARM CR BKS CONS BD 

FLT 13 11/FEB/2013     
MONTHLY FLOATING 02/11/2013 

100.04 5,000,000.00 5,001,835.00
632.72

5,002,467.72

1,835.00 0.36%

25,000,000.00 313370FV5 FED HOME LOAN BK FR DEB 
03/FEB/2012 USD1000        
QUARTERLY FLOATING 02/03/2012 

100.00 24,999,398.72 24,999,398.72
5,872.23

25,005,270.95

0.00 1.80%

25,000,000.00 313372EU4 FEDERAL HOME LOAN BANKS 
CONS BD FLT 12 24/JAN/2012 
 

100.01 25,003,350.95 25,003,350.95
4,736.11

25,008,087.06

0.00 1.80%

50,000,000.00 313372EV2 FEDERAL HOME LOAN BANKS 
CONS BD FLT 12 13/JAN/2012 
 

100.01 50,003,863.34 50,003,863.34
10,708.31

50,014,571.65

0.00 3.60%

10,000,000.00 313374UC2 FEDERAL HOME LOAN BANKS 
CONS BD FLT12 19/JUL/2012  
 

99.98 10,000,634.25 9,998,050.00
1,772.23

9,999,822.23

(2,584.25) 0.72%

10,000,000.00 31398A3F7 FEDERAL NATIONAL MORTGAGE 
ASSOC 0.282%/FRN         
MONTHLY FLOATING 08/23/2012 

100.07 10,005,901.97 10,006,830.00
614.82

10,007,444.82

928.03 0.72%

20,000,000.00 31398A3X8 FANNIE MAE VAR 13/SEP/2012                         
 

100.10 20,015,876.92 20,019,380.00
13,488.87

20,032,868.87

3,503.08 1.44%

0.00 CONVBOND CONVERSION BOND                                    
ANNUAL 0.000% 12/31/2000 

0.00 0.00 (0.22)
52,939.36
52,939.14

(0.22) 0.00%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

145,000,000.00 145,029,026.15
145,032,707.79

90,764.65
145,123,472.44

3,681.64 10.43%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
293,473.09 CASH USD 

 
1.00 293,473.09 293,473.09

0.00
293,473.09

0.00 0.02%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

293,473.09 293,473.09
293,473.09

0.00
293,473.09

0.00 0.02%

 

Category Long Description: MISCELLANEOUS - OTHER
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As of: 30-Nov-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (67,448.32) 0.00

(67,448.32)
(67,448.32)

 (0.00%)

 EXPENSE MANAGEMENT FEES 
 

 (6,000.00) 0.00
(6,000.00)
(6,000.00)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (73,448.32)
0.00

(73,448.32)
(73,448.32)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 25152XNE6 DEUTSCHE BANK NY VAR 

02/MAR/2012                   
QUARTERLY002-MAR-12 

99.97 10,000,000.00 9,996,620.00
8,430.48

10,005,050.48

(3,380.00) 0.72%

3,000,000.00 25152XNF3 DEUTSCHE BANK AG NY 
CERTIFICATE OF DEPOSIT FIXED   
 

99.79 3,000,000.00 2,993,711.70
6,673.33

3,000,385.03

(6,288.30) 0.22%

5,000,000.00 78009J6M2 ROYAL BK OF CANADA 
CERTIFICATE OF DEPOSIT 
VARIABLE 
QUARTERLY009-JUL-12 

99.98 5,000,000.00 4,999,030.00
2,841.18

5,001,871.18

(970.00) 0.36%

12,361,359.14 959466N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 0.88%          
 

100.00 12,361,359.14 12,361,359.14
47,982.39

12,409,341.53

0.00 0.89%

12,259,000.00 959468N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 22/DEC/2011    
 

100.00 12,259,000.00 12,259,000.00
76,032.67

12,335,032.67

0.00 0.89%

12,510,272.36 967058N FDIC ALLIANCE BANK OF ARIZONA 
CDARS CD 0.77%       
 

100.00 12,510,272.36 12,510,272.36
66,506.66

12,576,779.02

0.00 0.90%

12,531,620.39 978660N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 0.61%          
 

100.00 12,531,620.39 12,531,620.39
21,990.42

12,553,610.81

0.00 0.90%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

67,662,251.89 67,662,251.89
67,651,613.59

230,457.13
67,882,070.72

(10,638.30) 4.88%

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
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As of: 30-Nov-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 06538BAJ2 BANK OF TOKYO-MITSUBIS 

CORPORATE COMMERCIAL PAPER  
0.000% 01/18/2012 

99.96 9,996,133.36 9,996,133.36
0.00

9,996,133.36

0.00 0.72%

5,000,000.00 11765KZL4 BRYANT PRK FDG LLC ZCP 
20/DEC/2011                 
0.000% 12/20/2011 

99.99 4,999,551.38 4,999,551.38
0.00

4,999,551.38

0.00 0.36%

5,127,000.00 11765KZN0 BRYANT PRK FDG LLC 
CORPORATE COMMERCIAL PAPER      
0.000% 12/22/2011 

99.99 5,126,491.56 5,126,491.56
0.00

5,126,491.56

0.00 0.37%

10,000,000.00 15963TBH1 CHARIOT FNDG LLC CORPORATE 
COMMERCIAL PAPER        
0.000% 02/17/2012 

99.95 9,995,233.32 9,995,233.32
0.00

9,995,233.32

0.00 0.72%

5,000,000.00 15963UZD1 CHARIOT FNDG LLC CORPORATE 
COMMERCIAL PAPER        
0.000% 12/13/2011 

99.99 4,999,700.00 4,999,700.00
0.00

4,999,700.00

0.00 0.36%

10,000,000.00 16115UBP5 CHARTA, LLC ZCP 23/FEB/2012                        
0.000% 02/23/2012 

99.92 9,991,664.99 9,991,664.99
0.00

9,991,664.99

0.00 0.72%

10,000,000.00 16115XZ57 CHARTA, LLC CORPORATE 
COMMERCIAL PAPER DISCOUNT    
0.000% 12/05/2011 

100.00 9,999,722.22 9,999,722.22
0.00

9,999,722.22

0.00 0.72%

5,000,000.00 19121AC17 COCA-COLA COMPANY 
CORPORATE COMMERCIAL PAPER       
0.000% 03/01/2012 

99.97 4,997,725.00 4,998,313.50
0.00

4,998,313.50

588.50 0.36%

10,000,000.00 19121BZ51 COCA-COLA COMPANY 
CORPORATE COMMERCIAL PAPER       
0.000% 12/05/2011 

100.00 9,999,822.22 9,999,822.22
0.00

9,999,822.22

0.00 0.72%

20,000,000.00 19121BZ77 COCA-COLA COMPANY 
CORPORATE COMMERCIAL PAPER       
0.000% 12/07/2011 

100.00 19,999,566.65 19,999,566.65
0.00

19,999,566.65

0.00 1.44%

8,000,000.00 2063C0BD3 CONCORD MIN CPTL CO 
CORPORATE COMMERCIAL PAPER     
0.000% 02/13/2012 

99.90 7,991,777.64 7,991,777.64
0.00

7,991,777.64

0.00 0.57%

15,000,000.00 2063C1Z29 CONCORD MIN CPTL CO 
CORPORATE COMMERCIAL PAPER     
0.000% 12/02/2011 

100.00 14,999,901.39 14,999,901.39
0.00

14,999,901.39

0.00 1.08%

15,000,000.00 2284K1Z22 CROWN POINT CAP CO. 
CORPORATE COMMERCIAL PAPER     

100.00 14,999,900.00 14,999,900.00
0.00

0.00 1.08%
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As of: 30-Nov-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
0.000% 12/02/2011 14,999,900.00

10,000,000.00 2284K1Z97 CROWN POINT CAP CO. 
CORPORATE COMMERCIAL PAPER     
0.000% 12/09/2011 

99.99 9,999,488.92 9,999,488.92
0.00

9,999,488.92

0.00 0.72%

5,000,000.00 25153KZ83 DEUTSCHE BK FINL LLC 
CORPORATE COMMERCIAL PAPER    
0.000% 12/08/2011 

99.99 4,999,727.79 4,999,727.79
0.00

4,999,727.79

0.00 0.36%

11,700,000.00 3024A0AA3 FCAR OWNER TRUST CORPORATE 
COMMERCIAL PAPER        
0.000% 01/10/2012 

99.97 11,695,970.00 11,695,970.00
0.00

11,695,970.00

0.00 0.84%

10,000,000.00 3024A0AH8 FCAR OWNER TRUST CORPORATE 
COMMERCIAL PAPER        
0.000% 01/17/2012 

99.96 9,996,083.25 9,996,083.25
0.00

9,996,083.25

0.00 0.72%

5,000,000.00 3024A7ZF0 FCAR OWNER TRUST CORPORATE 
COMMERCIAL PAPER        
0.000% 12/15/2011 

99.99 4,999,572.23 4,999,572.23
0.00

4,999,572.23

0.00 0.36%

10,000,000.00 30601VA68 FAIRWAY FINANCE CORP 
CORPORATE COMMERCIAL PAPER    
0.000% 01/06/2012 

99.98 9,997,799.94 9,997,799.94
0.00

9,997,799.94

0.00 0.72%

7,530,000.00 38102JA96 GOLDEN FUNDING CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 01/09/2012 

99.96 7,527,226.52 7,527,226.52
0.00

7,527,226.52

0.00 0.54%

5,000,000.00 38102JAA3 GOLDEN FUNDING CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 01/10/2012 

99.96 4,998,111.08 4,998,111.08
0.00

4,998,111.08

0.00 0.36%

5,000,000.00 38102KZ54 GOLDEN FUNDING CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 12/05/2011 

100.00 4,999,844.46 4,999,844.46
0.00

4,999,844.46

0.00 0.36%

5,000,000.00 38346MZC1 GOTHAM FDG CORP CORPORATE 
COMMERCIAL PAPER         
0.000% 12/12/2011 

99.99 4,999,725.00 4,999,725.00
0.00

4,999,725.00

0.00 0.36%

10,765,000.00 4820P3ZK2 JUPITER SECT CO LLC 
CORPORATE COMMERCIAL PAPER     
0.000% 12/19/2011 

99.99 10,764,246.43 10,764,246.43
0.00

10,764,246.43

0.00 0.77%

10,000,000.00 52468JA53 LEGACY CAPITAL COMPANY 
CORPORATE COMMERCIAL PAPER  
0.000% 01/05/2012 

99.97 9,996,888.92 9,996,888.92
0.00

9,996,888.92

0.00 0.72%

10,000,000.00 52468KZ20 LEGACY CAPITAL COMPANY 100.00 9,999,930.56 9,999,930.56 0.00 0.72%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
CORPORATE COMMERCIAL PAPER  
0.000% 12/02/2011 

0.00
9,999,930.56

5,000,000.00 52468KZ95 LEGACY CAPITAL COMPANY 
CORPORATE COMMERCIAL PAPER  
0.000% 12/09/2011 

99.99 4,999,722.20 4,999,722.20
0.00

4,999,722.20

0.00 0.36%

10,000,000.00 52952LA51 LEXINGTN PKR CAP CO LL 
CORPORATE COMMERCIAL PAPER  
0.000% 01/05/2012 

99.97 9,996,597.13 9,996,597.13
0.00

9,996,597.13

0.00 0.72%

10,000,000.00 52952MZ29 LEXINGTN PKR CAP CO LL 
CORPORATE COMMERCIAL PAPER  
0.000% 12/02/2011 

100.00 9,999,916.67 9,999,916.67
0.00

9,999,916.67

0.00 0.72%

10,000,000.00 53127TA45 LIBERTY FUNDING LLC 
CORPORATE COMMERCIAL PAPER     
0.000% 01/04/2012 

99.99 9,998,583.34 9,998,583.34
0.00

9,998,583.34

0.00 0.72%

10,000,000.00 53127TBF9 LIBERTY FUNDING LLC 
CORPORATE COMMERCIAL PAPER     
0.000% 02/15/2012 

99.95 9,995,144.45 9,995,144.45
0.00

9,995,144.45

0.00 0.72%

5,000,000.00 53127UZK9 LIBERTY FUNDING LLC 
CORPORATE COMMERCIAL PAPER     
0.000% 12/19/2011 

99.99 4,999,649.99 4,999,649.99
0.00

4,999,649.99

0.00 0.36%

5,000,000.00 5705X4BF0 MARKET ST FNDG CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 02/15/2012 

99.95 4,997,678.86 4,997,678.86
0.00

4,997,678.86

0.00 0.36%

10,000,000.00 5705X5Z20 MARKET ST FNDG CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 12/02/2011 

100.00 9,999,955.56 9,999,955.56
0.00

9,999,955.56

0.00 0.72%

8,000,000.00 5705X5ZG9 MARKET ST FNDG CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 12/16/2011 

99.99 7,999,300.03 7,999,300.03
0.00

7,999,300.03

0.00 0.58%

15,000,000.00 67983TAA4 OLD LINE FUNDING LLC 
CORPORATE COMMERCIAL PAPER    
0.000% 01/10/2012 

99.98 14,996,333.40 14,996,333.40
0.00

14,996,333.40

0.00 1.08%

7,940,000.00 67983UZF3 OLD LINE FUNDING LLC 
CORPORATE COMMERCIAL PAPER    
0.000% 12/15/2011 

99.99 7,939,382.39 7,939,382.39
0.00

7,939,382.39

0.00 0.57%

5,000,000.00 79540BZ58 SALISBURY REC CO LLC ZCP 
05/DEC/2011               
0.000% 12/05/2011 

100.00 4,999,888.90 4,999,888.90
0.00

4,999,888.90

0.00 0.36%
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Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
11,500,000.00 79540BZ66 SALISBURY REC CO LLC 

CORPORATE COMMERCIAL PAPER    
0.000% 12/06/2011 

100.00 11,499,680.58 11,499,680.58
0.00

11,499,680.58

0.00 0.83%

5,000,000.00 79540BZE9 SALISBURY REC CO LLC 
CORPORATE COMMERCIAL PAPER    
0.000% 12/14/2011 

99.99 4,999,638.92 4,999,638.92
0.00

4,999,638.92

0.00 0.36%

10,000,000.00 82124MZ78 SHEFFIELD RECEIVABLE 
CORPORATE COMMERCIAL PAPER    
0.000% 12/07/2011 

100.00 9,999,683.35 9,999,683.35
0.00

9,999,683.35

0.00 0.72%

5,000,000.00 86257ECG1 STRAIGHT A FDG SLSTN 
CORPORATE COMMERCIAL PAPER    
0.000% 01/27/2012 

99.98 4,998,774.78 4,998,774.78
0.00

4,998,774.78

0.00 0.36%

20,000,000.00 86257FBE4 STRAIGHT A FDG SLSTN 
CORPORATE COMMERCIAL PAPER    
0.000% 12/28/2011 

99.99 19,997,268.28 19,997,268.28
0.00

19,997,268.28

0.00 1.44%

8,446,000.00 88602TAL7 THUNDER BAY FNDNG LLC. 
CORPORATE COMMERCIAL PAPER  
0.000% 01/20/2012 

99.97 8,443,536.64 8,443,536.64
0.00

8,443,536.64

0.00 0.61%

5,000,000.00 92646KA93 VICTORY RECEIVABLES 
CORPORATE COMMERCIAL PAPER     
0.000% 01/09/2012 

99.96 4,998,104.11 4,998,104.11
0.00

4,998,104.11

0.00 0.36%

10,000,000.00 92646KAA0 VICTORY RECEIVABLES CP ZCP 
10/JAN/2012             
0.000% 01/10/2012 

99.96 9,996,000.00 9,996,000.00
0.00

9,996,000.00

0.00 0.72%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
COMMERCIAL 
PAPER ( 
INTEREST 
BEARING)

409,008,000.00 408,926,644.41
408,927,232.91

0.00
408,927,232.91

588.50 29.40%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
35,000,000.00 31315KRJ1 FARMER MAC DISCOUNT NOTE 

ZCP 04/JAN/2012           
0.000% 01/04/2012 

100.00 34,999,338.87 34,999,338.87
0.00

34,999,338.87

0.00 2.52%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

35,000,000.00 34,999,338.87
34,999,338.87

0.00
34,999,338.87

0.00 2.52%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (338,900.56) 0.00

(338,900.56)
(338,900.56)

0.00 (0.02%)

0.00  Net Income Receivable 
 

0.00 86,640.89 0.00
86,640.89
86,640.89

0.00 0.01%

TOTAL: 0.00 (252,259.67)
0.00

(252,259.67)
(252,259.67)

0.00 (0.02%)

 

Grand Total 1,390,755,082.13 1,390,485,872.11
1,390,651,027.55

219,274.13
1,390,870,301.68

(160,552.55) 100.00%
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